
Resumen de Mercado
FUTUROS

30 DE JULIO DE 2010

P.Liq. Var.Pts. SubyacenteVolumen

+/-

Interés

Abierto

 SP10  4.950 -0.010  4.915TIIE 28  870,096

 OC10  4.960  0.000  4.915TIIE 28  1,021,096

 NV10  4.960 -0.010  4.915TIIE 28  11,000  1,001,540

 AG10  6.940 -0.020  6.920SWAP 10

 SP10  6.960 -0.020  6.920SWAP 10  773

 SP10  6.960 -0.020  6.920SWAP 10  3,644

 AG10  4.65  4.64 0.00CETE 91  45,000

 SP10  4.66  4.64 0.00CETE 91  37,000

 OC10  4.67  4.64 0.00CETE 91  29,000

 SP10  116.475  0.225  6.39BONO 10  1,403  111,037

 DC10  115.500  0.200  6.39BONO 10  4,100

 OC10  12.762 -0.048  12.658DÓLAR  5,152

 NV10  12.797 -0.048  12.658DÓLAR  7,100

 DC10  12.849 -0.032  12.658DÓLAR  8,762

 16.497-0.128 16.653 OC10EURO

 16.497 145-0.128 16.697 NV10EURO

 16.497 600-0.089 16.750 DC10EURO

 SP10  32,475 -214  32,308.74IPC  2,636  86,457

 DC10  32,703 -182  32,308.74IPC  584  6,936

OPCIONES

Vencimiento P.Ejercicio Call/Put P. Liq. C.Abierto

 30,000 P  275.0017/09/2010  481  IPC

 30,500 P  356.0017/09/2010  175  IPC

 31,000 C  1,974.0017/09/2010  555  IPC

 31,000 P  459.0017/09/2010  183  IPC

 31,500 C  1,596.0017/09/2010  900  IPC

 31,500 P  585.0017/09/2010  190  IPC

 32,000 P  741.0017/09/2010  700  IPC

 32,500 P  928.0017/09/2010  190  IPC

 33,000 P  1,157.0017/09/2010  290  IPC

TOTAL DE MERCADO



TRADES

OPERAC.

VOLUME

VOLUMEN IMPORTE

(pesos)

NOTIONAL 

CONTRATOS

ABIERTOS

OPEN INTEREST

TOTAL FUTUROS  379  88,969 9,777,032,925  28,951,914

TOTAL OPCIONES  11  365 115,200,000  140,394

 390  89,334  29,092,308TOTAL MERCADO  9,892,232,925
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